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‘ Piedmont
Natural Gas

September 28, 2010

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont’s Deferred Account-Hedging Program report for the period end July 31,
2010.

If you have any questions, please feel free to contact me.

Sincerely,

SN

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

P.O. Box 33068 « Charlotte, North Carolina 28233
piedmontng.com
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

July-10
8 A
15 A
12 A
8 A
43 TofA's
15.50 Commission and Fees rate
() 666.50 Total Commission and Fees (Expenditures)
19,724.00 B
30,232.50 B
24,786.00 B
19,324.00 B
94,066.50 Y ofB's
(2) 666.50 Less: Fees (Expenditures)
M 93,400.00 Option Premium
Activity in Account
Debits Credits
D 19,724.00
D 323,512.00
184,006.00 ¢
69.13 ¢
137,970.00 ¢
194,960.87 ¢
D 30,232.50
D 24,786.00
104,037.00 ¢
89,870.50 ¢
D 324,119.00
86,469.00 ¢
D 132,685.00
D 682,959.00
D 196,673.00
D 19,324.00
D 69,275.00
TofD's  1,823,289.50 797,382.50 3ofC's

797,382.50 yofC's
(1,823,289.50) 3 of D's
(1,025,907.00) P&L and Cash Activity per ADM statement
68,171.00 Reverse ADM accrued 6/10

{55,910.00) ADM accrualin 7/10
(3) (1,013,646.00) P&L and Cash Activity

39 E
39 E
78 YofEs
15.50 Commission and Fees rate
(5) 1,209.00 Total Fees (Receipts)

4 681,750.00 Proceeds from positions (Receipts)
(5) 1,209.00 Total Fees (Receipts)
682,859.00 Futures P&L per ADM statement

(6) (69.13) Interest from ADM

9/21/2010
G:\GasAccounting\GASACC\HEDGING\HEDGING\Detail for SC ADM and BP activity Jul 10 ADM 8:53 AM



ADM INVESTOR SERVICES, INC.
ﬂ Chicago Board of Trade Building
141 W. Jackson Blvd. e Suite 1600A

ADM Chicago, Hlinios 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: JUL 30, 2010
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC *WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU

ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.

**********YOUR ACTIVITY THTIS MONTH * * ¥ Kk K ¥ * * ¥ % ¥ ¥ ¥ *

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

7/01/0 8 CALL JUL 11 NYM NAT GAS E 7000 C NET PREM US 19,724.00

7/02/0 WTRF OUT CASH US 323,512.00

7/06/0 WIRE TRANSFER REC WIREREC US 184,006.00
WIRE TRANSFER RECEIVED

7/08/0 06/10 INTEREST CR INT Us 69.13
CREDIT INTEREST

7/08/0 WIRE TRANSFER REC WIREREC US 137,970.00
WIRE TRANSFER RECEIVED

7/09/0 WIRE TRANSFER REC WIREREC US 194,960.87
WIRE TRANSFER RECEIVED

7/14/0 15 CALL JAN 11 NYM NAT GAS E 6600 C NET PREM US 30,232.50

7/14/0 12 CALL FEB 11 NYM NAT GAS E 6800 C NET PREM US 24,786.00

7/14/0 WIRE TRANSFER REC WIREREC US 104,037.00
WIRE TRANSFER RECEIVED

7/15/0 WIRE TRANSFER REC WIRRREC US 89,870.50
WIRE TRANSFER RECEIVED

7/16/0 WTRF OUT CASH US 324,119.00

7/1%/0 WIRE TRANSFER REC WIREREC US 86,469.00
WIRE TRANSFER RECEIVED

7/23/0 WTRF OUT CASH US 132,685.00

7/27/0 39 39 AUG 10 NATURAL GAS c P&S Us 682,959.00

7/27/0 17 PUT AUG 10 NATURAL GAS 6000 C EXER/ASSN US .00

7/27/0 11 PUT AUG 10 NATURAL GAS 6500 C EXER/ASSN US .00

7/27/0 11 PUT AUG 10 NATURAL GAS 7000 C EXER/ASSN US .00

7/28/0 17 CALL AUG 10 NATURAL GAS 89%00 C EXPIRE US .00

7/28/0 5 CALL AUG 10 NATURAL GAS 9100 C EXPIRE US .00

7/28/0 6 CALL AUG 10 NATURAL GAS 9900 C EXPIRE US .00

7/28/0 5 CALL AUG 10 NATURAL GAS 9950 C EXPIRE US .00

7/28/0 3 CALL AUG 10 NATURAL GAS 10000 C EXPIRE US .00

7/28/0 17 CALL AUG 10 NATURAL GAS 14000 C RXPIRE US .00

7/28/0 S CALL AUG 10 NATURAL GAS 14800 C EXPIRE US .00

7/28/0 6 CALL AUG 10 NATURAL GAS 15000 C EXPIRE US .00

7/28/0 WTRF OUT CASH US 196,673.00

7/30/0 8 CALL AUG 11 NYM NAT GAS E 6750 C NET PREM US 19,324.00

7/30/0 WTRF OUT CASH US 69,275.00

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPQRT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

HETAIN FOR LAY BEGORDS SUBJECT TO TERME AND CONDITIONS ON REVERSE SIDE COUED SYRWOLE ARE DYPD MNED OGN RENERSE
& <




7)

ADM

PAGE

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W, Jackson Blvd. ¢ Suite 1600A
Chicago, inios 60604-3190

2

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

* * k ok k ok * ¥ *k * *k * * K ¥ ¥

DATE

4/30/0

3/30/0

3/31/0

3/31/0

5/24/0

3/24/0
7/14/0

3/17/0

7/30/0

HEMERWDR1wvWWEMWQSORom&ﬁE@NWF&HENYd

POSITIONS IN Y OUR

LONG/BUY SHRT/SELL DESCRIPTION
17 CALL MAY 11 NYM NAT GAS E 6100
17* OPTION MARKET VALUE
RXPIRE 4/26/11
AVERAGE LONG: .340
LAST TRADE DATE: 4/26/11
14 CALL DEC 10 NYM NAT GAS E 6200
14+ OPTION MARKET VALUE
EXPIRE 11/23/10
AVERAGE LONG: .305
LAST TRADE DATE: 11/23/10
26 CALL APR 11 NYM NAT GAS E 6200
26* OPTION MARKET VALUE
EXPIRE 3/28/11
AVERAGE LONG: .300
LAST TRADE DATE: 3/28/11
11 CALL NOV 10 NYM NAT GAS E 6400
11* OPTION MARKET VALUE
EXPIRE 10/26/10
AVERAGE LONG: .185
LAST TRADE DATE: 10/26/10
9 CALL MAR 11 NYM NAT GAS E 6500
9* OPTION MARKET VALUE
EXPIRE 2/23/11
AVERAGE LONG: .300
LAST TRADE DATE: 2/23/11
16 CALL JAN 11 NYM NAT GAS E 6600
15 CALL JAN 11 NYM NAT GAS E 6600
31* OPTION MARKET VALUE
BXPIRE 12/27/10
AVERAGE LONG: .268
LAST TRADE DATE: 12/27/10
10 CALL NOV 10 NYM NAT GAS E 6750
10* OPTION MARKET VALUE
EXPIRE 10/26/10
AVERAGE LONG: .207
LAST TRADE DATE: 10/26/10
8 CALL AUG 11 NYM NAT GAS E 6750
8* OPTION MARKET VALUE

EXPIRB 7/26/11
AVERAGE LONG:

EX

c

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: JUL 30, 2010
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC - WEALTH - MANAGEMENT
(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

ACCOTUNT * k k *k kK Kk *k K K K Kk K K K KX X %
PRICE/LEGND CC DEBIT CREDIT
.3400 us 44,455.00
.2615 44,455.00*
.3050 Us 28,238.00
.2017 28,238.00*
.3000 us 59,410.00
.2285 59,410.00*
.1850 us 12,760.00
.1160 12,760.00*
.3000 us 23,157.00
.2573 23,157.00%*
.3320 us 32,800.00
.2000 us 30,750.00
.2050 63,550.00%*
.2070 Us 8,030.00
.0803 8,030.00*
.2400 us 19,216.00
.2402 19,216.00*

ADM INVESTOR SERVICES, INC. a whojgzowned subsidiary of the Archer Daniels Midland Company.

F—S/(IE&RE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

HETAIN £

CORDS

S

ST TO TEFRAS AND CONDITIONS ON REVERSE ¢

CODET SYRMBOLE ARE EXPLAINED O SEVTRSE 30




ADM

PAGE

DATE

7/14/0

3/24/0

6/01/0

3/15/0

7/01/0

3/10/0

2/24/0

2/23/0

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND R

i PLFOYE TAN IR

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W Jackson Blvd. e Suite 1600A
Chicago, Minios 60604-3190

3

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

LONG/BUY SHRT/SELL DESCRIPTION
12 CALL FEB 11 NYM NAT GAS E 6800
12% OPTION MARKET VALUE
EXPIRE 1/26/11
AVERAGE LONG: .205
LAST TRADE DATE: 1/26/11
11 CALL FEB 11 NYM NAT GAS E 6850
11+ OPTION MARKET VALUE
EXPIRE 1/26/11
AVERAGE LONG: .310
LAST TRADE DATE: 1/26/11
18 CALL JUN 11 NYM NAT GAS E 6900
18% OPTION MARKET VALUE
EXPIRE 5/25/11
AVERAGE LONG: .205
LAST TRADE DATE: 5/25/11
10 CALL MAR 11 NYM NAT GAS E 7000
10% OPTION MARKET VALUE
EXPIRE 2/23/11
AVERAGE LONG: .330
LAST TRADE DATE: 2/23/11
8 CALL JUL 11 NYM NAT GAS E 7000
g OPTION MARKET VALUE
EXPIRE 6/27/11
AVERAGE LONG: .245
LAST TRADE DATE: 6/27/11
13 CALL DEC 10 NYM NAT GAS E 7150
13+ OPTION MARKET VALUE
EXPIRE 11/23/10
AVERAGE LONG: .220
LAST TRADE DATE: 11/23/10
15 CALL JAN 11 NYM NAT GAS E 7650
15% OPTION MARKET VALUE
EXPIRE 12/27/10
AVERAGE LONG: .365
LAST TRADE DATE: 12/27/10
12 CALL FEB 11 NYM NAT GAS E 7750
12+ OPTION MARKET VALUE

EXPIRE 1/26/11
AVERAGE LONG: .365

LAST TRADE DATE: 1/26/11

EX

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: JUL 30, 2010
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

PRICE/LEGND CC DEBIT CREDIT
.2050 us 24,564.00
.2047 24,564.00*
.3100 uUs 21,714.00
.1974 21,714.00*
.2050 us 27,936.00
.1552 27,936.00*
.3300 us 18,290.00
.1829 18,290.00*
.2450 us 13,624.00
.1703 13,624.00*
.2200 us 10,712.00
.0824 10,712.00*
.3650 us 12,975.00
.0865 12,975.00*
.3650 us 12,192.00
.1016 12,192.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

fOnAnS

D3 ARE EXPLAINED Oh

£ 5108



ADM INVESTOR SERVICES, INC.
ﬂ Chicago Board of Trade Building
/ HT W, Jackson Blvd. ¢ Suite 1600A

ADM Chicago, Wlinios 60604-3190

MON

HLY COMMODITY STATEMEMNT

STATEMENT DATE: JUL 30, 2010
ACCOUNT NUMBER: 121 X2068
PAGE 4 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC:WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
3/02/0 18 CALL MAR 11 NYM NAT GAS E 8500 C .2300 us 12,960.00
18+ OPTION MARKET VALUE .0720 12,960.00*
EXPIRE 2/23/11
AVERAGE LONG: .230
LAST TRADE DATE: 2/23/11
1/28/0 15 CALL JAN 11 NYM NAT GAS E 9200 C .2600 us 4,410.00
15* OPTION MARKET VALUE .0294 4,410.00*
EXPIRE 12/27/10
AVERAGE LONG: .260

LAST TRADE DATE: 12/27/10

1/29/0 12 CALL FEB 11 NYM NAT GAS E 9350 C .2640 us 3,912.00
12+ OPTION MARKET VALUE .0326 3,912.00*
EXPIRE 1/26/11
AVERAGE LONG: .264

LAST TRADE DATE: 1/26/11

10/20/8 18 PUT SEP 10 NATURAL GAS 5600 C .300 us 131,940.00
18+ OPTION MARKET VALUE .733 131,940.00*
121,860.00- SIM EXPIRE 8/26/10
AVERAGE SHORT: .300

LAST TRADE DATE: 8/26/10

10/07/8 18 PUT OCT 10 NATURAL GAS 6000 C .200 us 212,400.00
18+ OPTION MARKET VALUE 1.180 212,400.00%*
192,060.00- SIM EXPIRE 9/27/10
AVERAGE SHORT: .200

LAST TRADE DATE: 9/27/10

9/29/8 17 PUT OCT 10 NATURAL GAS 6500 C .300 us 276,420.00
17% OPTION MARKET VALUE 1.626 276,420.00%
266,390.00- SIM EXPIRE 9/27/10
AVERAGE SHORT: .300
LAST TRADE DATE: 9/27/10
8/29/8 12 PUT SEP 10 NATURAL GAS 7000 ¢ .400 Us 249,360.00
12+ OPTION MARKET VALUE 2.078 249,360.00%
249,240.00- SIM EXPIRE 8/26/10
AVERAGE SHORT: .400
LAST TRADE DATE: 8/26/10
10/20/8 18 CALL SEP 10 NATURAL GAS 8500 C .965 us 180.00
18+ OPTION MARKET VALUE .001 180.00*
EXPIRE 8/26/10
AVERAGE LONG: .965

LAST TRADE DATE: 8/26/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TG IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR ORIECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

AN CONBITIONS (N REY,

FETAR FO0 TAX RECDANS SHHIEOT T 1




ADM INVESTOR SERVICES, INC.
ﬁ Chicago Board of Trade Building
I & 141 W Jackson Blvd.  Suite 1600A

ADM Chicago, Illinios 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: JUL 30, 2010
ACCOUNT NUMBER: 121 X2068
PAGE 5 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC -WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
11/04/9 2 CALL NOV 10 NATURAL GAS 8850 ¢ .330 Us 220.00
2% OPTION MARKET VALUE .011 220.00*
EXPIRE 10/26/10
AVERAGE LONG: .330

LAST TRADE DATE: 10/26/10

9/29/8 17 CALL OCT 10 NATURAL GAS 9000 ¢ 1.040 us 510.00
17+ OPTION MARKET VALUE .003 510.00*
EXPIRE 9/27/10
AVERAGE LONG: 1.040

LAST TRADE DATE: 9/27/10

12/01/9 28 CALL DEC 10 NATURAL GAS 9000 ¢ .360 us 5,040.00
28* OPTION MARKET VALUE .018 5,040.00*
EXPIRE 11/23/10
AVERAGE LONG: .360

LAST TRADE DATE: 11/23/10

8/29/8 12 CALL SEP 10 NATURAL GAS 9300 ¢ 1.115 us 120.00
12* OPTION MARKET VALUE .001 120.00*
EXPIRE 8/26/10
AVERAGE LONG: 1.115

LAST TRADE DATE: 8/26/10

10/07/8 18 CALL OCT 10 NATURAL GAS 10000 C .700 us 180.00
18+* OPTION MARKET VALUE .001 180.00+*
EXPIRE 9/27/10
AVERAGE LONG: .700

LAST TRADE DATE: 9/27/10

10/20/8 26 CALL OCT 10 NATURAL GAS 11500 ¢ .510 us 260.00
26%* OPTION MARKET VALUE .001 260.00%*
EXPIRE 9/27/10
AVERAGE LONG: .510

LAST TRADE DATE: 9/27/10

11/03/8 30 CALL NOV 10 NATURAL GAS 12250 C .480 us 300.00
30* OPTION MARKET VALUE .001 300.00*
EXPIRE 10/26/10
AVERAGE LONG: .480

LAST TRADE DATE: 10/26/10

9/05/8 11 CALL SEP 10 NATURAL GAS 12800 ¢ .340 us 110.00
11> OPTION MARKET VALUE .001 110.00+*
EXPIRE 8/26/10
AVERAGE LONG: .340

LAST TRADE DATE: 8/26/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Cornpany.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT 1S CORRECT AND RATIFIED.

SUNBITRING N R

FETAN FOR SUBIECTTO



ADM INVESTOR SERVICES, INC. v ) » B
C;?? Chicago Board of Trade Building MONTHLY COMMODITY STATEMENT
141 W. Jackson Blvd. ¢ Suite 1600A

ADM Chicago, Hinios 60604-3190

STATEMENT DATE: JUL 30, 2010
ACCOUNT NUMBER: 121 X2068
PAGE 6 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC *WEALTH * MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES

SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU

ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT
10/20/8 18 CALL SEP 10 NATURAL GAS 13950 C .200 us 180.00
18* OPTION MARKET VALUE .001 180.00*
EXPIRE 8/26/10
AVERAGE SHORT: .200

LAST TRADE DATE: 8/26/10

9/29/8 17 CALL OCT 10 NATURAL GAS 15000 C .230 us 170.00
10/20/8 26 CALL OCT 10 NATURAL GAS 15000 C .200 Us 260.00
43* OPTION MARKET VALUE .001 430.00*
EXPIRE 9/27/10
AVERAGE SHORT: .211

LAST TRADE DATE: 9/27/10

8/29/8 12 CALL SEP 10 NATURAL GAS 16000 C .200 us 120.00
12+ OPTION MARKET VALUE .001 120.00*
EXPIRE 8/26/10
AVERAGE SHORT: .200

LAST TRADE DATE: 8/26/10

11/03/8 30 CALL NOV 10 NATURAL GAS 16000 C .170 Us 300.00
30* OPTION MARKET VALUE .001 300.00*
EXPIRE 10/26/10
AVERAGE SHORT: -170

LAST TRADE DATE: 10/26/10

#** SREG USD ##w

1. BEGINNING ACCT BALANCE 1,997,846.00

2. P&L AND CASH ACTIVITY 1,025,907.00-

3. ENDING ACCT BALANCE 971,939.00

4. NET FUTURES P&L 682,959.00-

5. NET OPTION PREMIUM 94,066.50-

8. OPTIONS MARKET VALUE 442,125.00-

9. ACCT VALUE AT MARKET 529,814.00

11. CONVERTED ACCT VALUE US 529,814.00

*%%* CURRENT MONTH **#* #%% YEAR-TO-DATE ***

FUTURES P&L us 682,959.00- 4,001,812.00-
OPTION PREMIUM us 94,066.50- 740,485.00-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORBRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

3 SL TTGTE i OGNS OGN RE

DONED SV s ETRSE SIDF
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South Carolina
Report as of 7/30/2010 Close
. Original Purchase Net Value Realized
Period CgstIProceeds Realized Value Gain or (Loss)
Closed Pasitions - May-2002/April-2003 Review $949,450 $2,424,270 $1,474,820
Closed Positions - May-2003/April-2004 Review $1,065,640 $400,810 ($664,830)
Closed Positions - May-2004/April-2005 Review $851,680, $795,290, ($56,390)
Closed Positions - May-2005/April-2006 Review $2,463,690 $4,925,500 $2,461,810
Closed Positions - May-2006/April-2007 Review $3,369,220 ($1,385,730) ($4,754,950)
Closed Positions - May-2007/April-2008 Review $2,908,420 $1,159,981 ($1,748,439)
Closed Positions - May-2008/April-2009 Review $3,446,030 ($6,147,835) ($9,593,865)
Closed Positions - May-2009/April-2010 Review $3,599,735 ($12,587,530) ($16,187,265)
Closed Positions - May-2010/August-2010 Review $894,430 ($2,381,230) ($3,275,660)
Total Closed Positions Review Periods $19,548,295( ($12,796,474) ($32,344,769)
Open Positions Total $1,376,900 ($442,125) ($1,819,025)
Closed/Open Postion TOTALS $20,925,195 ($13,238,599) ($34,163,794)




South Carclina May-2008/April-2007 Review
Report as of 7/30/2010 Close
MMBtus Trade/
Counter]  Originai Strike/Fixed | Purchase Purchase Expiration| Reailzed | Net Vaiue Realized
Period Tool party | Trade Date Purc.l;:::hd Per Price Price Cost/Procesds Expol.r;.ﬂon Price Value Gain or {Loss) Foes
SUMMARY: 23,540,001 3,369,220 -1,385,73 -4,7549500 51,784.0
South Caroiina May-2007/Aprii-2008 Review
Report as of 7/30/2010 Close
MMBtus Trade /
Counter]  Original 8trike/Fixed | Purchase Purchase Realized | Net Value Realized
Period Tool party | Trade Date Pun'::;:: Per Price Price CostP Date Price Value Gain or (Loss) Fees
SUMMARY: 21,450,001 2,908,492, 1,159,981 1,748,439 37,824.5
South Carolina May-2008/Aprii-2009 Review
Report as of 7/30/2010 Ciose
Pariod Tooi |Countar| Original | ""B‘:"‘P Strike/Fixed | Purchase Purchase T'l"’" Expiration| Reailzed | Net Value Reaiized
eno oo party | Trade Date "";':' o Price Price Cost/Proceeds Explration Price Value Gain or {Loss) Foez
lonth Date
SUMMARY; 21,520,001 3,446,03 -6,147,83 -9,593,865] 43,384.5
South Caroiina May-2009/April-2010 Review
Report as of 7/30/2010 Close
MMBtus Trade/
Countsr| Original Strike/Fixed | Purchase Purchase Expiration| Realized | Net Value Realized
Period Tool | arty | Trade Date P""';‘:::: Per Price Price | Cost/Procesds E"‘I’)'::"’" Price Value Gain or (Loss) Fees
SUMMARY: 23,720,001 3,599,735 -12,587,53 -16,187,265] 44,035.5
South Carolina May-2010/August-2010 Review
Report as of 7/30/2010 Close
MMBtus Trade /
Counter|  Originai Strike/Fixed Purchase Purchase Expiration| Realized | Net Value Reaiized
Period Tool party | Trade Date P""'::::: Per Price Price Cost/Procesds Ex%l:.tlon Price Vaive Gain or (Loss) Fees
May-10Call NYMEX 7/28/2008} 0,000 $9.10 $1.01, $60,540¢ 4/27/2010 0.00 $0 {460,510 3.00
May-101Put NYMEX 7/28/2008 0,000 $6.80) (50.34) {520,400 4/27/201 0.00 $0 $20,4004 3.00
May-10]Call (Sold) [NYMEX 7/28/200 0,000 $16.00 (80.14) {38 400 4/27/2010 0.00 $0 $8,4008 .00
May-10Call NYMEX 8/11/2008 0,000 $9.35 $0.82 $49,200 4/27/2010 $0.00 $0 (649,200 3.00
May-10{Put NYMEX 8/11/200¢ 0,000 $7.00 (50.30 (318,000 4/27/2010 $0.00 40 $18,000 .00
May-101Cali NYMEX 9/4/2008 50,0001 $9.15} $0.66 $39,600 4/27/2010 0.0 $0) ($39, 600} .00
May-10{Put NYMEX 9/4/2008 0,0(% $6.504 (50.15 ($3,000 4/27/2010 0.00 $0] $9,000] .00
May-10{Call NYMEX 9/5/20¢ 0,001 .15] $0.66 $39,600 4/27/2010 0.00 $0 ($39,600, .00
May-10{ Put NYMEX 9/5/2008 0,000] .50) {30.15) {$9,000 4/27/2010 $0.00 $0 $9,000 3.0
May-10{Call NYMEX 10/14/2008] 130,00 251 $0.53 $100,700 4/27/2010 $0.00 $0 {8100,700 294.5
May-10{Call (Sold) [NYMEX 10/14/2008| 190,000% .25] (£0.083 {815,200 4/27/2010 $0.00 $0 $15,2 294.50 |
May-10]Call NYMEX 10/30/2008| 180,000 $10.25 $0.44] $73,800] 4/27/2010 $0.00 $0 {§73,800 279.00
May-10{Call (Sold) [NYMEX 10/30/2008) 180,000 $13.25 (50.14) {325,200, 4/27/2010 $0.01 $01 $25,200 279.00
May-10(FUTURES {NYMEX 4/27/2010 0,000 0.00 $4.22) $08 4/27/2010 $0.000 {$155,040 £$155,040 186.00
May-10|FUTURES [NYMEX 4/27/2010 0,000 0. $4.22] $0 4/27/2010 $0.000 ($167,050 ($167,040) 186.00
May-10{ FUTURES [NYMEX 4/27/2010 0,000 0.00] $4.22] $0 4/27/2010 $0.000 ($137,040 (8137,04C 186.0¢
May-10|FUTURES [NYMEX 4/27/20101 60,000 0.00 $4.22) $0 4/27/2010 $0.000 (5137,030 £$137,040 186.0¢
Jun-10{Call NYMEX 7/28/2008| 70,000 9.25 $1.04 $70,630f 5/25/2010 $0.00 $0 {879,630 108.5
Jun-10{Put NYMEX 7/28/2008| 76,000 $6.80 (50.34) {823,800 5/25/2010 $0.00 $0 $23,800] 108.5
Jun-101Calt (Soid) [NYMEX 7/28/2008] 70,00 $16.00 (30.14 {39,800 5/25/2010 $0.00 $0 $9,800 108.50
Jun-10{Call NYMEX 8/11/2008 60,000 $9.40 $0.83 $49,500; 5/25/2010 $0.00 $0 {849,500 93.00
Jun-10{Put NYMEX 8/11/2008] 60,000 $7.00 (30.39 {318,000 5/25/2010 $0.00 $0 $18,000] 93.00
Jun-10{Call NYMEX /4/2008] 70,000 $9.50 $0.66 $46,200] 5/25/2010 $0.00 $0 {$46,200 108.50
Jun-10{Put NYMEX /4/2008) 70,000 $6.50 (30.15} {310,500 5/25/2010 $0.00 $0 $10,5 108.50
Jun-1QCall NYMEX /5/2008; 60,000 .40 $0.66 $39,600f 5/25/2010 0.00 $0 {$39,500) 93.00
Jun-10Put NYMEX 9/5/2008 % .50 (30.15) {89,000 5/25/2010 0.00 $0 $9,000) 93.00
Jun-101Call NYMEX 10/14/201 200,00 .3 $0.53} $106,000) 5/25/2010 0.00 $0 {$106,000 310.00
Jun-10)Cail (Sold) INYMEX 10/14/2008] 200,000] $13.0 {$0.08) {516,000 5/25/2010 $0.004 $0 $16,0000  310.00
Jun-101Call NYMEX 10/30/2008] 200,0 $10. $0.47] $94,000 5/25/2010 $0.00 30 ($94,000 10.00
Jun-10{Call (Seid) [NYMEX 10/30/2008; 200,000f $13. (30.18 {$36,000 5/25/2010 $0.00; $0 $36,000] 10.00
Jun-10{FUTURES |NYMEX 5/25/2010] 70,000 0.00 $4.05 $0 5/25/2010% $0.0 {192,430 R 217.00
Jun-10(FUTURES |NYMEX 5/25/2010 60,000 0.00 $4.05) $0 5/25/2010 $0.000 {$176,940 186.00
Jun-10{ FUTURES [NYMEX 5/25/2010 70,000 0.00 $4.05] $0 5/25/201 $0.000 ($171,9307 {5171,130 217.00
Jun-10(FUTURES [NYMEX 5/25/2010 60,000 0.00 $4.05 $0 5/25/2010 $0.008 (145,910 {$146,940 186.00
Jul-101Call NYMEX /172008 50,000 $9.80 $0.99 $49,500 /25/2010) $0.00 $0 (549,500 72.50
Jul-10{Put NYMEX /1/2008] 50,000 $7.00 (50.27 (313,500 /2572010 $0.00 $0 $13,500 77.50
Jul-101Call (Sold) [NYMEX /172008 50,000 $15.00 {30.20] {310,000 /25/2010 $0.00 $0 $10,000 77.50
Jul-101Call NYMEX 8/11/2008] 0,000 9.65 $0.86 $51,300] /25/2010 $0.00 $0 {$51,300 93.00
Jul-10]Put NYMEX 8/11/2008) 60,000 7.0 (0.3 (319,800 /25/2010 $0. $0 $19,800] 93.00
Jul-10{Call NYMEX /4/2008] 50,000 9.50 $0.66 $33,00¢ /25/2010 $0.00 $0 ($33,000 72.50
Jui-10[Put NYMEX /4/2008] 50,000 $6.50 (30.15 rs7,5oni /25/2010 $0.00 $0 $7,500 77.50
Jul-101Call NYMEX /5/2008| 60,000 $9.50 $0.66 $39,301 /25/2010 $0.00 $0 {39,300 93.00
Jul-10{ Put NYMEX 9/5/2008] 0,000 $6.50 (£0.15 {9,000 /25/2010 0.00 $0 $9,0008 93.00
Jul-10]Call NYMEX 10/14/2008] 160,000 $9.40 $0.57 $90,400] /25/2010 0.00 $0 {$990,400, 248.00
Jul-101Call (Sold) [NYMEX 10/14/2008 160,000 $13. (30.10] {316,000 /25/2011 0.00 $0 $16,000] 248.00
Jul-10{FUTURES |NYMEX /2572010 0,000 $0.00 $4.86 $0 /25/2010 4.7. {106,950 {$106,950 155.00
Jul-10{FUTURES |NYMEX /252010 60,000 $0.00 $4.86 $0 /25/2010 4.7. {$128 340 {$128,310 18
Jul-10/FUTURES |NYMEX 6/25/2010] 50,00 $0.004 $4.8¢ 0 /25/2010 $4.7. (81,950 (481,950 155.!
Jul-1{ FUTURES |NYMEX 6/25/2010f 60,000 $0.00 $4.86 0 /25/2010 $4.72 (498,340 {898,310 186.0¢
Aug-101Call 6E-304] /1/2008] 60,000 $9.904 $0.00 $64,860] /27/2010 $0.00 $0 (564,860 93.%
Aug-10{Put NYMEX /172008 0,000 $7.00; {30.28 {516,800 7/27/2010) $0.00 $0 $16,800 93.0C
Aug-10{ Call (Sold) NYMEX /1/2008| 60,000 $15.00 (30.25 {315,000 7/27/201 $0.00) $0 $15,000 93.00
Aug-10{Call NYMEX /20/2008] 50,000 $9.10; $1.07] $53,500 7/27/201 $0.00; $0 {£53,500 77.50
Aug-10{Put NYMEX /2072008 50,000 $7.00 {30.35 {317,500 7/27/2010 $0.0 $0 $17,500 77.50
Aug-101Call {Sold) [NYMEX 20/2008 50,000 $14.80 (30.29 {310,000 7/27/2010 $0.0 $0 $10,000] 77.50
Aug-101Call NYMEX /4/2008] 60,0 $10.00 $0.66 $39,600] 7/27/2010 $0.! $0 {$39,600) 93.00
Aug-10{Put NYMEX /4/2008| 60,000 $6.50 ($0.15 (59,600 7/27/2010 $0.00[ $0 $9,000 93.00
Aug-10]Call NYMEX /5/2008] 50,000 $9.95) $0.65) $32,500] 7/27/20 $0.00] $0 (432,500 72.50
Aug-10{Put NYMEX /5/2008] 50,000 $6.50 {30.15} {$7,500 7/27/20. $0. $0 $7,500] 77.50
Aug-10]Call NYMEX 10/22/2008] 170,000 $8.90 $0.77| $130,9008 7/27/20 0.00 $0 {130,900 263.50
Aug-101Put NYMEX 10/22/2008} 170,000 $6.00 (50.30 {351,000 7/27/201 0.00 $0 $51,000 263.50
Aug-101Cali (Soid) |NYMEX 10/22/2008] 170,000% $14.00 (30.17 (528,500 7/27/201 0.00 $0 $28,900 263.5
Aug-10iFUTURES [NYMEX /27/2010) 60,000 $0.00 $4.68 $0 7/27/2010 4,770 {$139,500! {$139,500) 186.0C
Aug-10|FUTURES |NYMEX 7/27/20108 50,000 $0.00 $4.68 $0 7/27/2010 $4.77] _($116,250) {116,250 155.00
Aug-10{FUTURES |NYMEX 7/27/20108 60,000 $0.001 $4.68) $0 7/27/2010f $4.771 {5109,500 {$109,500)] 186.00
Aug-10iFUTURES |NYMEX 7/27/2014 50,000 $0.09| $4.68) $0) 7{27/2010) $4.77] (891,250 155.00
Aug-10{FUTURES {NYMEX 7/27/2010f 170,000 $0.00; $4.68) $01 7/27/2010 $4.77] ($225,25C { SO 527.00
SUMMARY: 5,650,000¢ I 894,430, -2,381,23 -3,275,6601 10,478.0




Open Positions - South Carolina

Report as of 7/30/2010 Close
MMBtus Trade / NYMEX Net Value vs.
Period Tool Counter Trade Date | Purchased Per| Strike/Fixed | Purchase Purchase Explration Market Market Vaiue | Current Market
party Month Price Price Cost/Proceeds Date Price Value
Sep-10 Call NYMEX  8/29/2008 120,000 $9.30 $1.12 $133,800 8/26/2010 $0.001 $120 ($133,680)
Sep-10 Put NYMEX  8/29/2008 120,000 $7.00  ($0.40) ($48,000) 8/26/2010  ($2.078) ($249,360) ($201,360)
Sep-10 Call (Sold) NYMEX  8/29/2008 120,000 $16.00  ($0.20) ($24,000) 8/26/2010  ($0.001) ($120) $23,880
Sep-10 Call NYMEX 9/5/2008 110,000 $12.80 $0.34 $37,400 8/26/2010 $0.001 $110 ($37,290)
Sep-10 Call NYMEX  10/20/2008 180,000 $8.50 $0.97 $173,700 8/26/2010 $0.001 $180 ($173,520)
Sep-10 Put NYMEX  10/20/2008 180,000 $560  ($0.30) ($54,000) 8/26/2010  ($0.733) ($131,940) ($77,940)
Sep-10 Call (Soldy NYMEX  10/20/2008 180,000 $13.95  ($0.20) ($36,000) 8/26/2010  ($0.001) ($180) $35,820
Oct-10 Call NYMEX  9/29/2008 170,000 $9.00 $1.04 $176,800 9/27/2010 $0.003 $510 ($176,290)
Oct-10 Put NYMEX  9/20/2008 170,000 $6.50  ($0.30) ($51,000) 9/27/2010  ($1.626) ($276,420) ($225,420)
Oct-10 Call (Sold) NYMEX  9/29/2008 170,000 $15.00  ($0.23) ($39,100) 9/27/2010 _ ($0.001) ($170) $38,930
Oct-10 Call NYMEX 10/7/2008 180,000 $10.00 $0.70 $126,000 9/27/2010 $0.001 $180 ($125,820)
Oct-10 Put NYMEX 10/7/2008 180,000 $6.00  ($0.20) ($36,000) 9/27/2010 _ ($1.180) ($212,400) ($176,400)
Oct-10 Call NYMEX  10/20/2008 260,000 $11.50 $0.51 $132,600 9/27/2010 $0.001 $260 ($132,340)
Oct-10 Call (Sold) NYMEX  10/20/2008 260,000 $1500  ($0.20) ($52,000) 9/27/2010  ($0.001) ($260) $51,740
Nov-10 Call NYMEX 11/3/2008 300,000 $12.25 $0.48 $144,000  10/26/2010 $0.001 $300 ($143,700)
Nov-10 Call (Sold) NYMEX 11/3/2008 300,000 $16.00  ($0.17) ($51,000)  10/26/2010 _ ($0.001) ($300) $50,700
Nov-10 Call NYMEX 11/4/2009 20,000 $8.85 $0.33 $6,600  10/26/2010 $0.011 $220 ($6,380)
Nov-10 Call NYMEX  3/17/2010 100,000 $6.75 $0.21 $20,700  10/26/2010 E $0.080 $8,030 ($12,670)
Nov-10 Call NYMEX  3/31/2010 110,000 $6.40 $0.19 $20,350 10/26/2010 E $0.116 $12,760 ($7.590)
Dec-10 Call NYMEX 12/1/2009 280,000 $9.00 $0.36 $100,800  11/23/2010 $0.018 $5,040 ($95,760)
Dec-10 Call NYMEX  3/10/2010 130,000 $7.15 $0.22 $28,600  11/23/2010 E $0.082 $10,712 ($17,888)
Dec-10 Call NYMEX __ 3/30/2010 140,000 $6.20 $0.31 $42,700 11/23/2010 € $0.202 $28,238 ($14,462)
Jan-11 Call NYMEX 1/28/2010 150,000 $9.20 $0.26 $39,000 12/27/2010 E $0.029 $4.410 ($34,590)
Jan-11 Call NYMEX  2/24/2010 150,000 $7.65 $0.37 $54,750  12/27/2010 E $0.087 $12,975 ($41,775)
Jan-11 Call NYMEX  3/24/2010 160,000 $6.60 $0.33 $53,120  12/27/2010 E $0.205 $32,800 ($20,320)
Jan-11 Call NYMEX  7/14/2010 150,000 $6.60 $0.20 $30,000 12/27/2010 E $0.205 $30,750 $750
Feb-11 Call NYMEX 1/29/2010 120,000 $9.35 $0.26 $31,680  01/26/2011 E $0.033 $3,912 ($27,768)
Feb-11 Call NYMEX _ 2/23/2010 120,000 $7.75 $0.37 $43,800  01/26/2011 E $0.102 $12,192 ($31,608)
Feb-11 Call NYMEX  3/24/2010 110,000 $6.85 $0.31 $34,100  01/26/2011 E $0.197 $21,714 ($12,386)
Feb-11 Call NYMEX __ 7/14/2010 120,000 $6.80 $0.21 $24,600 01/26/2011 E $0.205 $24,564 ($36)
Mar-11 Call NYMEX 3/2/2010 180,000 $8.50 $0.23 $41,400 02/23/2011 E $0.072 $12,960 $28,440 )
Mar-11 Call NYMEX  3/15/2010 100,000 $7.00 $0.33 $33,000 02/23/2011 E $0.183 $18,290 (514.710)
Mar-11 Call NYMEX  56/24/2010 90,000 $6.50 $0.30 $27,000 02/23/2011 E $0.257 $23,157 ($3,843)
Apr-11 Call NYMEX 373172010 260,000 $6.20  $0.30 $78,000 03/28/2011 E $0.229 $50,410 ($18,590)
May-11 Call NYMEX __ 4/30/2010 170,000 $6.10 $0.34 $57,800 04/26/2011 E $0.262 $44,455 ($13,345)
Jun-11 Call NYMEX 6/1/2010 180,000 $6.90 $0.21 $36,900 05/25/2011 £ $0.155 $27,936 ($8.964)
JUF11 Call NYMEX 77172010 80,000 $7.00 $0.25 $19,600 06/27/2011 E "$0.170 $13.624  (35,976)
Aug-11 Call NYMEX _ 7/30/2010 80,000 $6.75 $0.24 $19,200 07/26/2011 € $0.240 $19,216 $16
SUMMARY: 6,000,000 $1,376,900 ($442,125) ($1,819,025)

Reviewed by: JSG 8/2/2010



South Carolina

Report as of 7/30/2010 Close
Last Day
Settle (L) / Strike /
Counte Purchase| Price Price / % Cumulative Max #

Month | Contracts artyrp Pom(.l'l:t)lr;ute Tool Price (GD1) Declle ?::::2? Time | Coverage Coverage Trade Date Contracts

European (E)
Sep-10 12 NYMEX P Bought Call at $1.115 $4.923 60th  $9.30 P 29% 29% 8/29/2008 41
Sep-10 12 NYMEX P Sold Put at ($0.400) $4.923 10th  $7.00 P 29% 8/29/2008 41
Sep-10 12 NYMEX P 3-Way Sold Call at ($0.200) $4.923 100th $16.00 P 29% 8/29/2008 41
Sep-10 11 NYMEX P Call Bought Call at $0.340 $4.923 100th $12.80 P 27% 56% 9/5/2008 41
Sep-10 18  NYMEX P Bought Call at $0.965 $4.923 40th  $8.50 P 44% 100% 10/20/2008 41
Sep-10 18  NYMEX P Sold Put at ($0.300) $4.923 10th  $560 P 44% 10/20/2008 41
Sep-10 18 NYMEX P 3 Way Sold Call at ($0.200) $4.923 100th $1395 P 44% 10/20/2008 41
Oct-10 17  NYMEX P Bought Call at $1.040 $4.933 40th  $9.00 P 28% 28% 9/29/2008 61
Oct-10 17 NYMEX P Sold Put at ($0.300) $4.933 10th  $6.50 P 28% 9/29/2008 61
Oct-10 17 NYMEX P 3-Way Sold Call at ($0.230) $4.933 100th $15.00 P 28% 9/20/2008 61
Oct-10 18 NYMEX P Bought Call at $0.700 $4.933 80th $10.00 P 30% 57% 10/7/2008 61
Oct-10 18 NYMEX P Collar Sold Put at ($0.200) $4.933 10th  $6.00 P 30% 10/7/2008 61
Oct-10 26  NYMEX P Bought Call at $0.510 $4.933 90th §$11.50 P 43% 100% 10/20/2008 61
Oct-10 26  NYMEX P Call Syread Sold Call at ($0.200) $4.933 100th §$1500 P 43% 10/20/2008 61
Nov-10 30  NYMEX 3 - Bought Call at $0.480 $5.072 90th $1225 P 57% 57% 11/3/2008 53
Nov-10 30  NYMEX P Call Spread_Sold Call at ($0.170) $5.072 100th $16.00 P 57% 11/3/2008 53
Nov-10 2 NYMEX P Call Bought Call at $0.330 $5.072 90th  $8.85 P 4% 60% 111412009 53
Nov-10 10 NYMEX PE Call Bought Call at $0.207 $5.072 60th  $6.75 P 19% 79% 3/17/2010 53
Nov-10 11 NYMEX PE Call Bought Call at $0.185 $5.072 50th  $6.40 P 2% 100% 373172010 563
Dec-10 28  NYMEX P Call Bought Call at $0.360 $5.259 100th  $9.00 P 41% 41% 12112009 69
Dec10 13 NYMEX PE Call Bought Call at $0.220 $5.259 70th  §$7.15 P 19% 50% 3/10/2010 69
Dec10 14 NYMEX PE Cail Bought Call at $0.305 $5.250 50th  $6.20 P 20% 80% 3/30/2010 69
Jan-11 15 NYMEX PE Call Bought Call at $0.260 $5.390 100th  $9.20 P 20% 20% 1/28/2010 76
Jan-11 15 NYMEX PE Call Bought Call at $0.365 $5.390 90th  §$765 P 20% 39% 2/24/2010 76
Jan-11 16 NYMEX PE Call Bought Call at $0.332 $5.390 60th  $6.60 P 21% 61% 3/24/2010 76
Jan-11 15 NYMEX PE Cal Bought Call at $0200 $5390 50th  $6.60 P 20% 80% 77142010 76
Feb-11 12 NYMEX PE Call Bought Call at $0.264 $5.356 100th  $9.35 P 20% 20% 1/29/2010 59
Feb-11 12 NYMEX PE Call Boug ht Call at $0.365 $5.356 90th  $7.75 P 20% 41% 2/23/2010 59
Feb-11 11 NYMEX PE Call Bought Call at $0.310 $5.356 60th  $6.85 P 19% 59% 3/24/2010 59
Feb-11 12 NYMEX PE Call Bought Call at $0.205 $5.356 60th  $6.80 P 20% 80% 771472010 59
Mar-11 18 NYMEX PE Call Bought Call at $0.230 $5.253 100th  $8.50 P 39% 39% 3/2/2010 46
Mar-11 10 NYMEX PE call Bought Call at $0.330 $5.253 70th  $7.00 P 22% 61% 3/15/2010 46
Mar-11 9 NYMEX PE Call Bought Call at $0.300 35253 50th 3650 P 20% 80% 572412010 46
Apr11 26 NYMEX PE Call Bought Call at $0.300 $5.058 50th . 3$6.20 P 50% 50% 373172010 43
May-11 17 NYMEX PE Call Bought Call af 30330 35069 S0th  $6.10 P 0% 0% 473072070 43
Jun-11 T8 NYMEX PE Call Bought Call at $0.205 35000 /0th 9690 P 35% 35% &/172010 46
JulFT1 3 NYMEX PE Call Bought Call at $0.245 $5.147 70th  37.00 P 21% 21% TAZOT0. 38
Aug-11 ] NYMEX PE Cal Bought Call at $0.240 $5.187 70th  36.75 P 21% 2% 773012010 38
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